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Gamunns, uMs, HOMep TPYIIIbL:

Bompoc 1. PaccMotpum Mofens MHO)ecTsenHOI perpeccun Y = XfB +¢,tne Y = X8, e =Y — V. Beyunna
RSS — 310 KBamipaT NIMHEI BEKTOpa

A v-7 [T Ey-v
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Bompoc 2. Kpoxozmn I'ena onenusaer monens perpeccunt Y; = By + 1.X; + &; ¢ momomgsio MHK. Yebyparrka
IO UT TaKYI0 3Ke OUeHKy KoadduimenTa (1, eciu 6yqeT MUHUMM3UPOBAT

BBIOOPOUHYIO OUCIIEPCUIO BBIOOPOUHYIO  KOBapMaLlUio 00BACHSIEMOI IIEpEMEHHOI
OOBACHAIOIIEN TIepeMEeHHOI perpeccopa M OOBACHAEMOIL
nepeMeHHO
KoapduumeHT  HmeTepMuHa- E| BrIGOpouHyIo IVCIIEPCIIO
1867971 @] BBIGOPOUHYIO OVICIIEPCUIO OCTaTKOB

Bompoc 3. Yebyparuka ouenun mozens Y; = By + B1.X; + €;, a Kpokommn Fena — mogens X; = v + 11 Y; + u,.
Oxasanocs, uto 4; = 0.25/f;. Benmunna R? B perpeccun UeGypamniku pasHa

1 0.75
0 (D] 0.5

Bompoc 4. B momenut Y; = [y + 1.X; + &; Ipu BBINONHEHHBIX HpeANOChUIKaX Teopemsl [aycca-Mapkosa u
HOPMAIBHEIX OLIM6Kax TecTosas cratvcruka (B — £;)/ se(f) umeer pacnpeneneHue

by 5 B N(0; 0?)
N(0;1) [D] x?

Bompoc 5. Kpoxonmn T'ena onenmn ¢ momorne:o MHK zaBucumocts Y; = By+B1.X;+¢;. Oxasanocs, uto 50 =90,a
ﬁl = 3. Yebyparuka yBenuumn nepeMeHHsie X u Y ma 10% u caoBa OLIEHIJ ypaBHeHMe perpeccun. B pesymsrare
3TOJ1 KOPPEKTUPOBKI

ouenka [, yBemuumnace, a JINCH JuCh
onenka ] He USMEHUTIACE 5 A
B ouenku By u B ysenmmumnmce A
oneHka [ yMeHbLUIWNach, a
oueHku [y u [B; He U3MeHU- @ oueHkn [y um (1 ymeHsmu- OLleHKa (3, He M3MEHMIACh
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daMmINs, ¥MA, HOMEP IPYIIIBL:

Bompoc 6. B Mopienu napHoii IuHEHOI perpeccun co cBoGoausIM wieHoM Y; = fg + B1.X; + €; Hecme€nnoit
OILIEHKOM JUCIIEPCUN OLIEHKU MHK 3, sBnaercs

S~ Y)?/(n-1) RSS/(n—2) Y (Y- ¥)?/(n-2)
RSS/n RSS/((n—2) ©y(Xi — X)?)

Bormpoc 7. Xpabpelit nccienosaTenb BeHnaMuH oneHI perpeccuo Y =23+ (1())Xi, B CKOOKax IpMBeJIeHBI CTaH- .
2~

(5)
maprHble ommu6ku. [l0BepUTENBHEL MHTEpPBAT AJI1 CBOGOMHOrO uneHa paseH [14; 32]. [loBepuTe IbHELT MHTEPBAT
n71st Koo uImeHTa HAKJIOHA IIPY TOM ’Ke ypOBHe foBepusi 6yieT paBeH

[6.08; 13.92] [5;15]
[6; 14] [D] [1;19]

Bompoc 8. Io 20 mabmogennam Yebypauika onermn Mofens Y; = fo + $1.X; + €;. UsBectHo, uto ) X; = —10,
S X2=40,) X;Y; =10, Y; = 50.
Cymma onerok MHK kosdduumenTor 8y + 51 paBHa
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Bormpoc 9. Pacnipenenenne cayuaitHoit BenuuuHbl X 3aJaHo Tabmuiei

(o] [

n

T 0 1 2 3
P(X=z) -b 05—-b 05+b b

Bepostocts P(X = 1) paBHa

0.2 ‘ 0.5 | 0.3
0.4 [D] o

Bompoc 10. Omnenku MHK sexropa xoadduuuentos perpeccun Y = X 8 + £ Haxoasres 1o $popmyre
(XXN1X'Y (XXNY'X
X'Y(X'X)™!
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